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2019 11 8 2019 6015
8.46

42.88%  31.06%
23.81%  19.05%
21.65%

2019 11 8 307

2238.77 594 3645.26

402 8.94 6.68 3821.30 -8.51 4.52 369 7.76 4176.70 6.28
2579 24.65 42.88 26280.70 17.91 31.06 2069 4351 22289.20 33.50
1432 25.17 23.81 16119.90 16.82 19.05 1144 24.06 13799.15 20.74
745 18.63 12.39 9201.82 18.89 10.87 628 13.21 7739.90 11.63
300 71.43 4.99 2681.89 73.25 3.17 175 3.68 1547.98 2.33
335 52.97 5.57 18324.00 83.74 21.65 219 4.61 9972.70 14.99
214 43.62 3.56 8063.44 15.57 9.53 149 3.13 6977.29 10.49

8 300.00 0.13 125.00 261.27 0.15 2 0.04 34.60 0.05
6015 26.50 100.00 84618.05 27.17 100.00 4755 100.00 66537.52 100.00

COS
3

19 CP001 2019/11/5 30 366 3.30 AAA | Al
19 CP003 | 2019/11/7 | 30 ‘ 30 ‘ 2.00 ‘ ‘ AAA ‘ A-1 ‘ |
19 CP001 2019/11/6
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19 SCP006 2019/11/8 12 270 2.50 AAA
19 SCPO16 | 2019/11/4 10 67 2.37 AAA
19 SCPO17 | 2019/11/8 10 70 2.38 AAA
19 SCPO10 2019/11/5 3 270 3.00 AAA
19 SCPO07 2019/11/6 5 204 3.70 AAA
19 SCP008 2019/11/5 10 45 2.30 AAA
19 SCPO08 | 2019/11/7 5 180 3.23 AAA
19 SCPO10 2019/11/8 20 90 2.00 AAA
19 SCPO17 | 2019/11/5 5 56 2.55 AAA
19 SCPO01 | 2019/11/6 5 180 249 AAA
19 SCP003 | 2019/11/5 5 240 228 AAA
19 SCPO11 2019/11/6 5 198 2.35 AAA
19 SCP013 2019/11/6 5 184 240 AAA
19 SCP005 2019/11/8 20 28 2.60 AAA
19 SCP004 2019/11/6 30 240 2.80 AAA
19 SCPO10 | 2019/11/5 5 269 3.15 AAA
19 SCP003 2019/11/8 5 180 248 AAA
19 SCPO16 2019/11/8 10 270 4.25 AAA
19 SCP002 2019/11/4 10 135 224 AAA
19 SCP003 2019/11/4 10 170 2.30 AAA
19 SCPO06 | 2019/11/5 5 49 2.70 AAA
19 SCP008 2019/11/5 15 180 4.80 AAA
19 SCPO03 | 2019/11/8 10 270 2.60 AAA
19 SCP006 2019/11/8 10 231 225 AAA
19 SCPO02 | 2019/11/5 5 269 3.30 AAA

AAA/
19 SCPO06 | 2019/11/5 4 180 3.28 AAA/

AAT
19 SCP003 2019/11/8 5 180 3.30 AA*
19 SCP005 2019/11/6 5 270 3.34 AA*
19 SCP002 | 2019/11/6 45 | 270 3.80 AA*
19 SCP004 2019/11/4 5 2 455 AA*
19 SCPO08 | 2019/11/4 5 127 3.58 AA*
19 SCPOO1 | 2019/11/5 1 270 4.00 AA*
19 SCPO04  2019/11/4 8 46 3.00 AA*
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19 SCPO06 | 2019/11/5 2 120 4.00 AA -
19 SCPO01 | 2019/11/5 5 270 458 AA -
19 SCP002 2019/11/5 1 270 6.10 AA -
19 SCPO0L 2019/11/7 4 270 5.00 AA -
19 MTNO02 | 2019/11/5 15 3+2 3.95 AAA | AAA
19 MTN0O0L 2019/11/6 16 3+N 415 AAA | AAA
19 MTNOO6 | 2019/11/6 10 5 439 AAA | AAA
19 MTNOO4A 2019/11/5 25 3+N 415 AAA | AAA
19 MTNO04B 2019/11/5 15 5+N 453 AAA | AAA
19 MTNOO4 | 2019/11/6 15 3+N 414 AAA | AAA
19 MTNO08 2019/11/8 35 3+N 3.90 AAA | AAA
19 MTNOO1 | 2019/11/7 14 3 3.68 AAA | AAA
19 MTNO002 2019/11/7 30 3 3.49 AAA | AAA
19 MTNO03 | 2019/11/8 15 3+N 447 AAA | AAA
19 MTNO10A | 2019/11/6 12 3 4.10 AAA | AAA
19 MTNOI0B | 2019/11/6 3 5 450 AAA | AAA
19 MTNOO4 | 2019/11/7 10 3 3.79 AAA | AAA
19 MTNOO1 | 2019/11/5 25 5 4.28 AAA | AAA
19 MTNOO2 | 2019/11/5 9 3+N 5.35 AAA | AAA
19 MTNO03 | 2019/11/6 10 3+N 5.40 AAA | AAA
19 MTNOO1 2019/11/8 10 5 417 AAA | AAA
19 MTNOO2 2019/11/6 15 3+N 419 AAA | AAA
19 MTN002 2019/11/6 10 5 420 AAA | AAA
19 MTNOOL 2019/11/6 10 3+N 5.50 AAA | AAA
19 MTNOOL 2019/11/4 9 3+N 470 AAA | AAA
19 MTNO0S 2019/11/6 30 3+N 450 m m
19 MTNOO1 | 2019/11/6 10 5+N 6.50 AA | AAA
19 MTNOO2 2019/11/6 4 2 465 AA* | AA*
19 MTNOO1 | 2019/11/7 9 3 5.35 AA* | AA*
19 MTNO03 | 2019/11/8 10 5 477 AA* | AA*
19 MTNOO1 | 2019/11/7 7 3+2 435 AA* | AA*
19 MTNOO03 | 2019/11/4 5 3+N 513 AA* | AA*
19 MTNO02 | 2019/11/6 10 3+N 5.99 AA* | AAF
19 MTNOO4 | 2019/11/6 3 2+1 6.40 AA* | AA*
19 MTNO03 2019/11/6 7 3+N 8.50 AA* AA
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19 02 2019/11/8 15 5+2 4.47 AAA | AAA
19 01 2019/11/5 5.7 7 8.50 AA" | AAA
19 2019/11/4 7 7 5.87 AA* AA*
19 01 2019/11/5 15 7 5.95 AA* AA*
19 02 2019/11/4 8 7 5.18 AA AA*
19 2019/11/4 6 7 7.51 AA AA
19CHNGOY 2019/11/7 5 10+N 4.69 AAA | AAA
19CHNGYY 2019/11/7 15 5+N 4.29 AAA | AAA
19 01 2019/11/5 7.6 3+2 4.24 AAA | AAA
19 02 2019/11/5 10 3+2 3.49 AAA | AAA
19 05 2019/11/7 5 7 4.40 AAA | AAA
19 06 2019/11/7 20 10 4.75 AAA | AAA
19 01 2019/11/7 10 3 3.77 AAA | AAA
19 02 2019/11/7 10 5 4.26 AAA | AAA
19 03 2019/11/6 10 3 3.65 AAA | AAA
19 Y1 2019/11/8 30 3+N 4.20 AAA | AAA
19 Y1 2019/11/8 25 3+N 4.10 AAA | AAA
19 08 2019/11/6 6 1+1+1 3.99 AAA | AAA
19 09 2019/11/6 4 2+1 4.50 AAA | AAA
19 01 2019/11/6 15 3+2 4.00 AAA | AAA
19 08 2019/11/5 10 20 4.65 AAA | AAA
19 02 2019/11/4 3 3+2 4.94 AA* AA*
19 03 2019/11/4 155 2+2+1 5.55 AA* AA*
19 02 2019/11/5 8 3+2 7.50 AA* AA*
19 2019/11/5 20 5+5 4.68 AAA | AA*
19 CP005 2019/11/7 20 90 3.10 AAA | A-l
19 CP007BC | 2019/11/7 20 76 3.06 AAA | Al
19 CP007 2019/11/8 30 90 3.00 AAA | A-l
19 03BC 2019/11/5 60 5 3.25 AAA | AAA
19 02 2019/11/8 10 3 5.60 AA* AA*
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19 ABN001 0.50
19 ABNO001 1750 3.80 AAA ¢
2019/11/5 | 2039/10/28
19 ABNO001 0.20
19 1A1 20.00 3.20 AAA ¢
19 1A2 33.10 3.98 AAA 2019/11/4 | 2037/1/26
19 1c 7.62
19 ABNO001 1.59 6.00 AAA ¢
2019/11/4 | 2020/10/30
19 ABNO001 0.01
AAA |
19 3A 34.00 4.38 AAA L *
AA*g] 2019/11/4 | 20241726
19 3B 2.40 5.00 AR /
19 3C 3.60
AAA ¢/
19 3A1_bc 24.00 3.00 AAA L *
AAA
19 3A2_he 32.22 3.20 sf
- AAA ¢ * 2019/11/5 | 2025/5/26 /
AA* [
19 3B_hc 2.28 3.68 AAY
19 3C_bc 5.25
19 ABNO002 3.60 6.00 AAA ¢
19 ABN002 0.90 6.80 AA* 2019/11/4 2024/6/1
19 ABN002 0.50
19 ABNO008 - 2.87 3.95 AAA ¢ 2019/11/8 | 2023/10/14
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